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red = to be replaced, green = to be inserted

page replace this text correct text
4y P(X <) P(Y <x)
136 (2 = 20)1{y<a<i—v} (1 = 20)1ty<p<1-v}
136 (1 - — )I{nggﬁ} (1 — T — 1/)1{0<$<19}
136 (@ =Y {e>1-9 (= ) la>1-9)
134 (19 )1{z<1719} (l V- 117)1{1<1,19}
]-58 Fd(‘rdv)\d|x17-”axd71) Fu(xnv)\//‘xla~~'7m117\)
(1.41)
165/6 Rii(1981b) R(1981d)
195 Ci—l,i|a:1,...,mi,gfﬂacl,...,a:i,] (xl) ci—l,i\wl,“.,wi,gfi\a:l,“.,aci,g(wi)
(1.56)

n i— n i—
193 H H Cim1,il1,..yi—k—1f1(74) H H Cim1,il1,....i—k—1i(T3)
(1.57) =2 k=1 i=2 k=1
92| (T e (1 I esiiins)
(1.57) =2k=1 =2k=1
25° QLQ v 29
317 fay == fr, Jay=/-fr,
(1.86)
337 where g7V = 0 if T is empty where g7V = 1 if T is empty
331 hre = g™ hp, =g™
3414 Jaz(x1, 23) faz(x2, x3)
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page replace this text

correct text

4217 S<U

S<

436 LY(E,R,P)

LY(E, %, P)

4389 | PeM PeM
45571 1 My (B, 2A) resp. M (E, ) MIUE, )
46 F! F ()

475 Rii (1980)) Rii (1981))
4813 | M(Q, Poy1) M(Q, Pry1)

(2.42)

4812 M(A1X><An)

M(A; X+ X Ap 1)

4819 sup
PeM(Q,Pni1)

sup
PeM(Q,Pnt1)

19 | S (Eb) - Fi(a))

S (Bi(b) — Fia) (0 1)),

i=1 i=1

634 (R™, B™); R (R™, B3"); R

722 VaR,, (Xn:l Xi> <M a) VaR,, (Zn:lXi) =M a)

T4 goh<t goh(t) <t

751 o(s) =h(t) —s,0<s<h(t)and p(s) = | p(s) = 5,0 < s < h(t) and p(s) = 1 — s,
s, h(t) <s < 1. h(t) <s<1

7512 are a worst case pair concerning maximizes

7514 Proposition 4.5 (Worst case pairs).

Proposition 4.5 (Maximizing pairs).

1

7513 N ow = pF

)\Fi_locp — /\Fi_l

757 interval [h(t), 1]

interval [0, h(t)]

754 fo B fo~ FY
753 fr(s) + 13 (s) =t fi(s) + f3'(s) =t
766 my(t) =1-— sup{ e my(t) =1— im"{ e

767 My(t) > P(fe+--+ fo) <t

My (t) = P(ff" + -+ fi= 1)
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page replace this text correct text
P(5<s) P(5<s)
807 :/ Glt)dt + .. ,3/ G(t)dt + .
0 0
8110 and decreasing in ¢ and increasing in t
8379 X, DT
i=1 i=1
836 —— —d+1 —— —n+1
84 inf L inf L
‘ selOne/n) 77 efufn]
846 P( Z XZZS) P( Z Xl’/\S)
i=1 i=1
851 | 2 1jse0) > 1[s,oo>< )3 ,,-/->
1=1
855 ga(x) = 71fa§ ga(l') = alf/ <
926 G be a d-dimensional G be a n-dimensional
9311 when d = 2 when n = 2
943 G and G Gand 1-G
1394 Z; NB(I’Tloo) Z; NB(I,ﬁ)
1457 monotone, positive homogeneous monotone, cash invariant, positive homo-
geneous
1465 X=1° X =1L
147'1 | neither homogeneous neither subadditive
1 1
148, :E(EX]‘{XZF_l(CY)}—’_"' = li(\(EX].{XZF—l(a)}-i-...
T Tt
14919 | = — F~ (u)du = F~ (u)du
aJia I—a Ji_,
15613 | Q € M, Q€ M,
1718 Lo (P) Le(P)
17313 Lemma 2.2 Lemma 2.3
186s | o(Y) o(Y)
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page replace this text correct text
L wl/2,el/2@ wl/2\al/2 L w 1/2 (l)2 12\ /% o172
200° | Ty = 2525 ml?)5! T =3 (2, 23! ) )
3 1/2 8 1/2
2010 | 3 (52mim?) T =3 > (22memt) T = m
i=1 ; i=1 :
12 172
201 | 5 =%} (51Pmeml?) w2 R i
201%6 | between N(0,3,) and N(0,%;) between N(0,%;) and N (0, X))
n 1/2 n 1/2
20215 | > (52 mim?) T =x S (52w s T = x
i=1 i=1
12 172
2021 | S =% (51Pmeml?) w2 s =3, (2 mx?) U m 2
172 _ 72
208" | A=312(B12 2, 212) w2 A= (s 2, 5)7) s
n 1/2 n 1/2
203, | (z}/?ziz}/?) — %, 3 (2}/22.2}/2) — %,
i=1 i=1
2031 | Y (KoK?Ko)'/? = K3, S (K KIK)'?=K§, ...
i=1 i=1
n 1/2\1/2 n 1/2\1/2
202 | K = (2 (K K2R )T RS = (30 (kW k2 ES) )
=1 i=1
21216 = sup (both occurencies) =infg
)Z'iNXi i i
2123 Then it it holds that: Then it holds that:
318!13 | Theorem 12.14 Theorem 12.12
3212 | (X —d¥) (X°©—d*).
34512,11 (\I/fl _ (\I,f)l)l/Q (\Iffl _ (\I,f);’)l/2
346' | —(Uf-1g,) —V(f-1g,)
34713 | (13.5) (13.50)
3471 (GUU,> (GLJ',,7"')
35010 VaR;_» VaR
37816 | —v; (—[o0,2]%) =} (—(00, ]%)
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